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INVESTMENTS OUTSTANDING AS OF 5/31/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 5/31/08 *** 

*** LGIP-GOVERNMENT (7) *** 
 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 62349 TPBA0519 BANK OF AMERICA SE  2.150  6/02/08  2.150 Aaa  AAA  170,000,000.00   100.00000 2 170,000,000.00 170,000,000.00                 
 62350 TPDB0336 DEUTSCHE BANK       2.220  6/02/08  2.220 Aaa  AAA   1872000000.00   100.00000 2  1872000000.00  1872000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.214            2042000000.00                2042000000.00  2042000000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   102.43750 2  40,011,296.75  40,975,000.00      963,703.25 
 56651 912828FJ U S TREASURY NOTE   5.125  6/30/08  5.052 Aaa  AAA   15,000,000.00   100.26563 2  15,000,788.81  15,039,843.75       39,054.94 
 58192 912828FJ U S TREASURY NOTE   5.125  6/30/08  4.976 Aaa  AAA   20,000,000.00   100.26563 2  20,002,192.54  20,053,125.00       50,932.46 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.49200 2  14,998,909.39  15,073,800.00       74,890.61 
 58223 912828FM U S TREASURY NOTE   5.000  7/31/08  5.022 Aaa  AAA   10,000,000.00   100.49200 2   9,999,561.91  10,049,200.00       49,638.09 
 61591 912828FM U S TREASURY NOTE   5.000  7/31/08   .708 Aaa  AAA  150,000,000.00   100.49200 2 151,057,330.83 150,738,000.00     -319,330.83 
 57438 912828FR U S TREASURY NOTE   4.875  8/31/08  4.786 Aaa  AAA   50,000,000.00   100.70313 2  50,010,253.82  50,351,562.50      341,308.68 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   102.04688 2  25,531,017.87  25,511,718.75      -19,299.12 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.761           325,000,000.00               326,611,351.92 327,792,250.00    1,180,898.08 
  
    8 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 59594 911759CC HUD                 6.610  8/01/08  6.610 Aaa  AAA    3,340,000.00   100.68750 2   3,340,000.00   3,362,962.50       22,962.50 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    6.610             3,340,000.00                 3,340,000.00   3,362,962.50       22,962.50 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.296            2370340000.00                2371951351.92  2373155212.50    1,203,860.58 
  
   11 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  


